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333505AP7 GREEN TREE FINL CORP 9,150 15JAN18 92 2 MFD HSG SR SUB PASS THRUY
6754 500, 00 97.925000 1'489,625.00 © 102.843000 514.215.00 0.03 24,590.00
500,000 00 0.02
393505529 GREEN TREE HOME IMPRY LN TR 7.430 ISDCTZO 98 F HM IMPT + EQUT LN NT CL
6754 1.480.000.00 103.750000 1.535.500.00 104.125000 1.541,050.00 0.08 5,550.00
1.480.000.00 0.07
393533BP8 GREEN TREE 6.900 15JAN22 97 D ASSET BKD NT CL A 1 HE/BI
6754 406, .87 99.971445 405 397.79 104.812000 426,075.32 0.02 19.677.53
1,800,000.00 0.02
393533B05 SREEN TREE RECREATIONAL EQUIP 1.973 15MAR29 1997 D ASSET BKD NT CL A 1
6754 522, . 521.660.56 100.030100 :522,552.41 0.03 891.85
9.100.000. 00 0.02
3953B3BA9 GREENPOINT CR lLC 2, 080 17JUN22 2000 7 HFD HSE PASS CTF CL Al
6754 22 9.578129 © 364.3 99.5 364.380.39 0.02 58.65
550 00000 0.02
40427EAA8 HPSC EQUIP RECEIVABLES 2.120 22NGV0O7 SER 2000 1 A 144A
8773 3 859,728.11 100.000000 3 859.728.11 100.062500 3.862,140.44 0.20 2.412.33
7,400,000.00 0.18
414737119 BRAZIL(FEDERATIVE REPUBLIC) 3,062 15APROG FRN 15APR05 SER L' BEARER
68773 480, .00 93.625000 : 449, 400.00 65.3 313,800.00 g.g% . =135,600.00
415217111 DRAZ!L(FED REP) 8.000 15APR14 15APR14 USD1000
6773 2,216,538, 50.458333 1,118,428.13 48.250000 1,069,479.58 g.gg ~48,948 .55
41987QAY9 HAWATIAN ELEC INDS INC 2.910 15APRO3 MTN
6773 5,000,000.00 0.0006000 5,000,000.00 160.130000 5,006.500.00 g.gg 6.500.00
42333HMEQ HELLER FINL INC NTN BK ENT 125 28SEPO4 TRANCHE TR 00269
67172 1.000,000.00 993000 930.00 108.497000 1.084,970.00 g.gg 95,040.00
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4418126H1 HOUSEHOLD FIN CORP 7.200 15JUL06 NY
68754« 440, .00 104.542000 459,984,80 104.187000 458,422.80 8.8% ~1,562.00
. 4418126M0 HOUSEHOLD FIN CORP 8.000 ISJULIO NT :
6T54 500, oo 107.164840 535 824, 103.752000 518.760.00 g.gg —-17,064.20
441812JV7 HOUSEHOLD FIN CORP 6.750 15HAY11 NT
6754 260, 00 9.532000 258,783.2 99,980000 259,948.00 8.8} 1.164.80
441812JX3 HOUSEHOLD FIN CORP 5,750 30JANO7
6772 750, 000.900 8.179800 736.348.50 100.079000 750,592.50 8.8; 14,244.00
4418129Y1 HOUSEHOLD FIN CORP 7,000 15MAY12 NT )
6754 410, .00 99.289000 407,084.90 95.962000 393,444.20 g.g% ~13,640.70
4488144R7 HYDRO QUEBEC 6.300 11MAY11l NT
6754 300, 000.00 99.831000 299,493.00 115.011810 345,035.43 g.g% 45,542.43
449909AJ9 ICI WILMINGTON INC 7.050 15SEPO7 6TD KT
87172 1,500,000.00 98.309000 1,474,635.00 109.675000 1,645,185.00 8.33 170.550.00
450990978 IRS USh 6.000 17DEC31 SWP014335
67173 —1.400,000.00 0.000000 0.00 14.131800 -197.845.20 ~g.g} -197,845.20
4509909V3 IRS UsD SWPV¥14337 / SHP014335 1.870 17DEC31 SWPV14337
6773 1.400.000.0 3.5190 49,266.00 0.000000 0.00 8.88 -49,266.00
4509929A9 IRS USD 6.000 18DECO7 SWP020308
6773 -13,000,000.00 4.535000 -589.550.00 12.140600 -1.578,278.00 -0.08 ~988,728.00
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/4509979B7 - -IRS USD supvzosoO/supozo3oe 1.000 lonEco7»svazosoo [
&T73 13.000.,000.00 0.00000f . 0.00 0.000000 0.00 g.gg 0.00
450997903 IRS USD swrv4oz74/supoaoz7z 1.000 1aD£c04usqucoz74 ey .
aY73 28,000,000.00 0.00 0.000000 0.00 g;gg- 0.00
4509979X1 IRS USD 3.000 18DECO4 SHP040256
8773 -5,800,000.00 0.752000 -43,616.00 - 1.497600 - ~86,860.80 g.gg -43,244.80
4509979Y9 IRS USD 3ML SWPV40258SWP040256. 1.000 1BDECO4 SWPV40256 » .
8T73 5,800.0600.00 0.000000 . 0.00 0.000000 0.00 o.og 0.00
0.0
45199A9F2 IRS USD 3.000 18DECO4 SWP0D40272 ‘L R Co
6773 -28,000,000.00 0.710000 ~198,800.00 1.497600 -419,328.00 :g.g% -220,528.00
45254NCK1 IHPAC CMB TRUST 2.093 25Anssz,zooz 2 CL A1 - -
6754 2.998,3 100.000000 2,998,302 4 99.547150 2.984.724.67 0.16 -13,577.81
3,160, 000. 00 0.14
46623MAA9 JPM CAP TR 11 7.950 - O1FEB27. CAP- SECS . . .
6754 400, 00 100.000000 400,000.00 103.105000 412,420.00 g.g% : 12,420.00
46625HAD2 J P HORGAN CHASE + CO 6.500 O1AUGO5 NT . . . ’ )
eT72 | 1.000,000.00 97..532000 975,320,00 107.496000 1,074,960.00 3’8; 99,640.00
46625HANO JP MORGAN CHASE + €0 6 625 15MAR12 GLOBAL SUB utba €O NT . .. S
6T54 720.000.00 9.675000 7.660.00 108.1340 778.564.80 8.3: 60,904.80
487836AT5 KELLOGE CO . 7.450. : 01APR31 DEB SER e
6754 1,900,000.00 107.672000 2.045,768.00 122.626000 2.329.894.00 o.%i 284,126.00
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492386AQ0 KERR MCGEE CORP 2.548 2BJUND4. 144A . -
6773 1.500.000. 100.000000 1,500,000.00 99.898000 1,498,470.00 g;gg -1.530.00
“. .+ 50063PACT KOREA TELECOM 7.625 15APROZ NT U :
6772 ~1,500,000.00 95.,904000 1,438,560.00 113.605000 ©. ¥,704,075.00 g.gg 265,515.00
500631ACO XOREA ELEC PWR conP . 6.375 OIDECO3 2003 NT
8772 1,259,000.00 5. 410000 1,192,625.00 104.268000 1,303,350.00 g.gg 110,725.00
511087111 CRDATIA (REP OF) 2.687 3130Los FRN. BDS 31JULO6 .
6T73 605,808.54 96.,125003 sa 2,333.4 99.000000 599,750.45 g.gg 17.416.97
524908BU3 LEWMAN BROTHERS HLLDGS INC 6.125 lSJULD3 SR NT .
6T54 1.070,000.00 99.933000 1. 069 283.1 -102.751000 1.099,435.70 8'82 30.152.60
524908BY5 LEHWAN BROTHERS HLDES INC 6.625 osriaos NT .
6T72 500, 000.00 95, 673000 47a 365.0 109.310000 546,550.00 g.gg 68,185.00
524908822 LEHMAN BROS HLDGS INC 6.625 ° 01APRO4 NT
6754 1,160,000.00 102.222471 1.185,780.66 105.724000 1.226,398.40 g‘gg 40.617.74
524908CK4 LEHnAn BROS HLDGS INC 8.250 15JUNO7 NT
6754 210,000.0 909000 235,008.90 118406000 248,652.60 g.g% 13.643.70
530715A66 ansnrv HEDIA conr 4.000 15N0¥29 SR EXCHANGEABLE DEB
6T54 250.000.0 1.750000 129.375.00 49.350000 123.375.00 g.g} -6,000.00
530715AL5 LIBERTY MEDIA CORP 3.750 15FEB30 SR EXCHANGEABLE DEB
8754 400.000.00 48.791000 195,164.00 47.230000 188.,920.00 .g% -6,244.00
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539821A40 LOCKHEED CORP 7.875_  15MAR23
6754 900, 000.00 99.831000 898,479.00 113.399000 1,020,591.00 g.g? 122,112.00
539830AK5 lOCKHEED HARTIN CORP 8.500 01DEC29 DEB :
6754 610,000. 625979 607,718.47 132.212000 806,493.20 8.82 198,774.73
540424A63 LOENS CORP 7.625 01JUNZ3
6754 2,200,000.00 83.907000 1, 345 954.00 104.906000 2,307,932.00 g.%% 461,978.00
541337114 VERIZON 6BL FUND 5.750 O01APRO3 5. 75PCT CNY BDS O1APRO3
6754 400,000.00 101.200000 404, 900,00 100,750000 403,000.00 g.g% -1,800.00
552008117 BELL ATLANTIC FIN SERVICES 4.250 15SEPO5 4, 25PCT SNR EXCH RTS 15SEP05
6T54 630,000.00 100.224852 631.416.57 101.3 662.50 g.gg 7.245.93
583334AA5 MEADWESTYACO CORP 6.850_ 01APR12 NT
6754 590,000.00 104.419220 616,073.40 108.699000 641,324.10 g.gg 25,250.70
5901880P4 MERRILL LYNCH + CO INC 6.000 17FEBO9 NT
6772 1,200,000.00 91.342000 1,096.104.00 106.193000 1.274.316.00 3.3; R 178,212.00
593048AX9 MEXICO UNITED HEXICAN STS 11.500 15MAY26 DISC BD
6754 2,455,000.00 3,232.265.00 125.900000 3,090,845.00 8.%2 -141,420.00
60467PAJ3 MIRANT AMERICAS GENERATION LLC - 9.125 O01MAY31 SR NT
6754 390.000.00 87.000000 339,300.00 48.500000 189,150.00 8.8} -150,150.00
) 60935LAA5 MONEY STORE BUSINESS LN BKD TR  2.053 15JUN13 SER 1999 1 NT CL AS 1
§T54 5,536.62 100.015714 5.537.49 99.956000 5.534.18 0.00 -3.31
700,000.00 .00
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61688AAX6 HORGAN JP+CO 6.000 15JANOS MTN
6T54 460, 99.175000 456,205.00 105.430000 484,978.00 g.gg 28,773.00
6174466M5 HORSAN STANLEY GROUP INC 6.750 15APR11 GLOBAL NT
6754 1,000,0 99.660000 996,600.00 109.622000 1,096,220.00 g.gg 99,620.00
62936KAJ3 NPF XIX INC 2,240  010CTO3 0O 2 HLTHCARE RECEIVE 144A CLA
6773 3.000,000.00 99.968750 2,999,062.50 99.750000 2.992.500.00 0.16 -6,562.50
3.000,000.00 0.14
62945CAK7 NWA TR 9.250 21JUN14 NO 2 SR AIRCRAFT NT CL A
6754 1,569,230.85 100.000000 1,569,230.85 100.6439000 1,.579,415.16 0.08 10.184.31
2.000. 000 00 0.07
629527AU6 NABISCO INC 7.550 15JUN15 NT
&§T54 1.800,000.00 97.165956 1,748.987.20 123.675000 2.226.150.00 g.i% 477,162.80
652478AZ1 NEWS AMER HLDSS INC 7.700 300CT25 SR DEB
6754 2,800,000.00 9.776000 2,793.728.00 95.692000 2.679.376.00 g‘i; ~-114,352.00
652478870 NEWS AMER HLD6S INC 8,250 170CT96 DEB
6754 300.000.00 98.296500 294,889.50 95,785000 287,355.00 g.gi ~7.534.50
652482AX8 NEWS AMER INC 7.625 30NOY2B 67D SR DEB
6754 $00.000.00 102.200000 919,800.00 93.230000 839,070.00 g.g: ~-80,730.00
65334UAAL NEXTCARD CR CARD HASTER NT TR 2.023 15DEC06 200 1 ASSET BKD NT CL A 144A
6754 290,753.86 624998 283.848.45 99.781 290.117.84 0.02 6.269.39
450.000.00 0.01
65334UAE3 NEXTCARD CR CARD MASTER NT TR 2.123 16APRO7 2001 1 ASSET BKD NT CL A 144A
6754 492.002.28 99.187500 488.004.76 100.0937 492.463.53 0.03 4.458.77

756.000.00

.02
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655356JF1 NOMURA ASSET. sscs CORP .- -2, 8,590 15MAR3D COML MT& cvr 1998 ns CL A 13 :
6754 3.100, 000.00 8.070313 3,350,179.69 113.326410 <. 3,513,118.71 0.19 162,939.02
3.100,000.00 0.16
655844AF5 NORFOLK SOUTHN CORP .. " . 7.050 o;nA737 L1 . ) :
8172 520. 105.731000 . 549,801, 20 106.001000 ° 551,205.20 g.gg 1.404.00
66577zavo NORTHERN STS PHR co NN 8.000 28AVG12 L )
6773 1, 600,000.00 100.000000 1.600,000,00 105.548000 11,689,768.00 g.gg_ 88.768.00
66987XAA3 NOVASTAR HOME Eouxrv LnAn 2,088 25APR28. SER.1998 1 CL.A :
6773 1.466,526,.37 100.000000 1.466,755.56 0.08 229.19
10,000, 000. oo 0.07
67087TBT? ONI T 6.700 . 15FEB13. SR SUB PASSTHRU CTF2000 D CLA2
6T54 144,529.52 99.985179 144,508.10 99.939490 “144,442.07 0.01 ~-66.03
2,900,000.00 0.01
. 5703710&9 QAKNOOD HORTGAGE 1uvesrons INC  6.000 zsnkvzo 2002 a SR sun CTF“CL Al0
6754 800,000.00 174 187.241.3 2.9743 183.794.40 0.01 ~3.446.99
800,000.00 0.01
683078607 ONTARIO HYDRO : .. 6,100 _30JANOB 6TD NT . -
6772 1.500,000.00 91,325000° "1.369.875.00 113.430717 - 1.701.460.75 8’8§~ 331,585.75
68400XAM2 ovTxon ONE MTG ACCEP conp . 5.000 250CTO4 2002 1 Asszr BKD CTF CL S 144A
6154 8.292,354.6 502,267.92 . S~ 513.296.75 0.03 11,028.83
9.800.000. oo 0.02
69362BAF9 PSEG PHR LLC 7.750 15APR11 SR NT .
6773 2.000,000.00 109.606000 2.192.120.00 101.947000 2.,038,940.00 g.%g -153,180.00
713409AC4 PEPSI BOTTLING GROUP INC: 7.000 O1MAR29 6TD_SR NT B -
6754 1.700,000.00 99,320000 1,688, 440.00 117.861000 2,003,637.00 g.%; 315.197.00
8172 1.250,000.00 94915000 ' 1.186.437.50 117.861000 1.473.262. "87 286.825.00
2.950.000.00 3.674.877.50 S TE Sééiféiiféé
Dl »
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716708AF9 PETROLIAM NASIONAL BERHAD . 7 szs lsocrzs.an 144 Cel
6754 90.000.00 95, 448000 ,903,20' - 105.649000 95,084.10 g,gg $.180.90
715743Aas PzrnouAs CAP LTD . 7,875 22MAY22. EURO GTD NT 144A . . .
8754 .. 0.0 99.532000 - 408,081.20 109, 500000 448,950.00 8’8% 40,868.80
71676QACO - PETROGZUATA FIN_INC 8.220 O1APR17 8. zzrcr OIAPRIG BD s:n B 144A .
6754 1.545.000.00 74,336570 * 1.148.500.00 0000 ©1,066,050.00 g.gg ~-82,450.00
718154CF2 PH!LIP MORRIS cos INC 7.756  15JAN27 DEB DID 011597 .
§T54 .000.0 114.296000 262,880.80 113.546000 261,155.80 g.g{ -1.725.00
726255115 KOREA DEPOSIT INS 2.500 11DECOS 2.5PCT 11DECO5 REG S .
6T54 800,000.00 105, 250000 842,000.00 108.500000 - - 868,000.00 g.gg 26.000.00
740537531 Pnznxun ASSET TR 2.105 27NOV04 SER 2000 10 TR 1444
£173 0.0 98, 939000 1.583,024.00 100.242000 1.603.872.00 0.08 20.848.00
1 soo 000. oo 0.07
748148QR7 auzssc PROV CDA 7.500 15SEP29 NT :
6754 1.440,000. 113.046000 1.627,862.40 128.767000 1.854,244.80 3‘33 226.382.40
749136AB1 QWEST CORP 8.875 15MAR12 NT 144A
6773 1.200,000.00 96.750000 1.161,000.00 84.926000 1.019,112.00 g.gg ~141,888.00
755111AF1 RAYTHEON CO 750 xsauso7 NT ’
6754 730.000.00 105.618085 771.012.02 110.649000 807.737.70 8'82 36,725.68
755111AK7 RAYTHEON CO 6.300 15MAROS NT
6754 1.000,000.00 99.775000 997,750.00 105.728000 1.057,280.00 g.gg 59.530.00
6772 600,000.00 103.307797 619,846.78 105.728000 634,368.00 "03 14,521.22
03
1.600.000.00 1.617.596.78 11691 648,04 S h‘ééi‘éi




871C 3 ksrxkenzur BOARD —COMPOSITE PAGE: 135
usp MPOSITE — AS—-OF DATE: 30SEPO2
Accounr POSITION APPRAISAL
ASSET 1D ASSET DESCRIPTION RATE  HATURITY DATE MKT PRICE
. UNITS  LOCAL . VUNIT €OSY TOTAL COSY UNIT PRICE MARKET VALUE X CURR UNREAL GN/LS
ORIGINAL FACE  BASE UNIT COST TOTAL COST UNIT PRICE MARKET VALUE X FUND UNREAL GN/LS
75777RAAL REDWOOD CAP II LTD 4,860 O01JANO4 PRIN AT RISK NT GRLS 144A 3C7
6754 200.000.00 100.000000 2060,000.00 99576000 199.152.00 9.9 -848.00
76110VDU9 RESIDENTIAL FD MTG SECS 11 8.090 25MAR20 SER 2000 HI1 HOME LN NT CL Al6
5154 3 99.951880 2,998,556.40 107.541630 3. zzs 248.90 0.17 227,692.50
3:090:000:60 0.15
761157A82 RESOLUTION FD& CORP 8.625 15JAN30
6154 833,000.00 107.250000 893,392.50 153.757000 1.280,795.81 9.07 387.403.31
76182KAK1 REYNOLDS R J TOB HLDGS INC 75150, ISHAYUG NT SER B
8754 1,830,000.00 9.545000 1,821.673.50 109.750000 2.008,425.00 9-11 186,751.50
76182KALS REYNOLDS R J TOB HLDES INC 7.875_ 15MAY0Q NT SER B
6754 1.230,000.00 98.574000 1,2i2,460.20 108.647000 1,336,358.10 g.gz 123,897.90
783876AK9 snc COMMUNICATIONS INC 5.875 15AUB12 GLOBAL NT
8754 300, 98.476000 295.428.00 105.667000 317,001.00 g.gg 21,573.00
784426BA3 SLM STUDENT LN TR 2,319 25APRO7 LN BKD NT SER 1998 2 CL A1
8754 82,902.90 99.230473 82,264.94 100.13518 83,014.97 0.00 750.03
500.000.00 0.00
786514AY5 SAFEWAY INC 7.250 15SEPO4 NT
8772 530, 000.00 101.034679 535,483.80 108266000 573,809.80 0.03 38,326.00
‘ 803111AK9 SARA LEE CORP 65250, 15SEPIL KT
6754 1.000.000.00 100.454000 1.004.540.0 112.797000 1.127.970.00 9.08 123,430.00
81234CAW] SEARS CR ACCOUNT MASTER TR 11 6,450 160CTO6 SER 1996 4 CTF CL A
8754 41,666, 100.816385 42,006.80 100.156000 41,731.64 0.00 ~275.16
1.000,000.00 .
STATE STREET.
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81234CCB5 SEARS CR ACCOUNT MASTER TR 11 _ 1,923 18FEBO9 SER 2002 1 TR CTF CL A
6754 3.210.000.00 100.000: 3,210,000.00 99.902850 3.206,881.48 0.17 -3.118.52
3.210.000.00 0.15
83162CHF7 SMALL BUSINESS ADMIN 5,980 01NOV22 DEB SER 2002 20 E
8773 6.000.000.00 0.000000 6,000,000, 00 108. 281000 6.496,860.00 0.34 496,860.00
6.000. 000,00 0.30
831641004 SHALL BUSINESS ADNIN PARTN CTF s.sno 10FEB11 SER SBIC PS 2001 10 4
6T73 6.2 .45 103.9 539,466.54 110344000 6.939.416.59 0.37 399,950.05
8.500:000:00 0.32
831641DJ1 SHALL BUSINESS ADMIN PARTN CTF _ 6.343 10MAR12 SER SBIC 2002 10 A
6773 5,000, 000.00 100.000000 5,000.000.00 113.658000 5,682,900.00 9.30 682,900.00
835415A09 SONAT INC ’ 7,525 15011 NT
6754 510, 000. 00 101.099765 5i5,608.80 65.000000 331,500.00 9.02 ~184,108.80
843452476 SQUTHERN NAT GAS €O 8.000 O1MAR32 NT
6154 550,000.00 3.871564 516.293.60 81.953000 450,741.50 9-02 ~65,552.10
844740AA1 SOUTHWEST AIRLINES CO 5,100 OIMAYOS SER 2001 1 PASSTHRU CTF CL AL
6772 637.892.54 100.093000 638,485.78 103.381000 659.459.69 0.03 20,973.91
750.000.00 0.03
852060AC6 SPRINT CAP CORP 6,125, 15N0vos NT
6754 570,000.00 86.851842 495,055.50 66.500000 379.050.00 9.02 -116,005.50
852060AD4 SPRINT CAP CORP 6,875  13NOVZ8 NT
8773 1.000.000.00 61.500000 615.000 58.000000 580.000.00 9.03 ~35.000.00
852060A67 SPRINT CAP CORP 6.900 OI1MAY19 NT
6754 490,000.00 94 588000 463,481.20 60.000000 294.000.00 9.02 ~169.481.20
5173 200,000.00 75.427000 150,854.,00 60.000000 '8% ~30,854.00
§90. 000 00 614.335°20 02 “66:553:56

STATE STRE
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PAGE: 137
AS-OF DATE: 30SEPO2

ASSET 1D ASSET DESCRIPTION < -RATE -~ MATURITY DATE MKT PRICE
- UNITS - LOCAL -...UNIY COSY . TOTAL COST UNIT PRICE .~ MARKET YALUE X CURR UNR N
RIGINAL FACE BASQ*; UNIT COST 5. TOTAL €OST - UNIT PRICE - MARKET VALVUE. . X FUND - UMREA% g”‘tg
852060A31 - SPRIHT CAP CORP 7,625 30JAN1L. - . o
6754 - 80,0 76.250000 61,000.00 g 68.500000 54,800.00 g.gg ~6,200.00
852060AM4 . SPRINT CAP.CORP 6,000 - 150AH07 67D NT L e
8773 3.500,000.00 - 99.514000 /3,482, 990.00 * 79.000000 -2,450.000.00 8.%% -1,032,990.00
852060AS1 SPRINT. CAP CORP 8.375. 15MAR12 NT -
&§754 330,000.00 79.500000 262,350.00 71.000000 - 234,300.00 g.g} -28.050.00
. 86358RYM3 STlUCTURED ASSET SECS CORP 2.093 _D1JAN32. 2002 BCI PASST”RU ”BIA IBC: CLA
6754 982 100.000000 982,235.57 100.9 991.075.69 0.05- 8.840.12
: 1.100,000. 00 0.05
865622AA2 SUMITOMO MITSU1 BK CORP 8.000 15JUN12 SUB: NT RN
8754 600,000.00 99.909000 599,454.00 109.0959000 654.594.00 g.gg 55.140.00
. 867076A98 SHNTRUST BK ATLANTA GA 6. 375 G01APR11 TRANCHE SB 00002 oo
6754 1.840,000.00 .368000 1.846,771.20 113.063000 2.080,359.20 g.}% 233.588.00
87019XAA1 SNEDBANK FORENINSSSPARBANKEN_ - 9.000 17MAR99 PERP STEP UP CAP SECS 144A
6773 1,000,000. 100.6040 °1,006,040.00 119.516000 1.195,160.00 g.gg ©189,120.00
87203RAA0 SYSTEMS 2001 A T LLe 6.664 15SEP13 ASSET PASSTHRU CTF CL_6_144A
6754 .12 101.825613 1 432.973.64 1,525,268.65 0.08 92,295.01
1,600, 000 00 0.07
872287AL1 TC1 COHHUNICATIONS INC 7.125 - 15FEB28 DEB
6754 250.000.00 7.970300 269,925.75 79.610000 199,025.00 8.8} ~70,900.75
872287AM9 1cI COMHURICATIOHS INC 6.375 O01MAYO3 SR’ NT )
6754 2,090,000.00 724316 2,146,938.20 97.421000 2,036,098.90 g.%g -110,839.30
STATE STREET.
I 6T1C - DC RETIRENENT DOARD —CDHPDSITE PAGE: 138
Usp. AS—OF DATE: 30SEPO2
ACCOUNT POSITION APPRAISAL
ASSET 1D ASSET DESCRIPTION RATE MATURITY DATE MXT PRICE
: UNITS LOCAL UNIT COST TOTAL COST UNIT PRICE HARKET VALUE X CURR UNREAL 6N/LS
ORIGINAL FACE BASE UNIT COST . TOTAL COST URIT PRICE HARKET VALUE . X FUND UNREAL GN/LS
- 880451AM9 TENIESSEE SAS PIPEL!HE co - 8,375 153“!32 HT . ;
6T54" 240, N : 244.629.09 95,953000 206,287.20 3.8%. -38,341.89
880591CE0 TENNESSEE VALLEY AUT" Y ‘. 6,375, lSJUNDS 2005 PR BD 1995 SER- A
8172 . 2. . 234000 '".984 680.00 110 3 - 2 207.500. 00 . 3'}5: 222,820.00
880591C39 TENNESSEE VALLEY AUTH W 6,750, 01”0125 PHR_BD 95 SER E
8754- 2,980,000.00 0,754235 L 2.708, 476, 20 117.920000 3.514,016.00 g.}g 809.539.80
880591035 ) TE”"ESSEE VALLEY AUTH 5. 375 13NDV08 PHR BD 1998 SER 6
6754 1.790,000.0 .984864 1,574,929, 110.423000 1,976,571.70 g.%g 401,642.63
880591DM1 TENNESSEE VALLEY AUTH 7.125 DIMAY30 PUR BD SER 6 )
6754 4.650,000.0 04000 4,580,436.00 124.690000 5.798,085.00 8.3} 1,217.649.00
880591DS8 TENNESSEE VALLEY AUTH 4.875 1SDECIS GLOBAL PNR BD 2001 SER D
6773 8.500,000.00 102.608700 8,721,824.5 9.111,320.00 g.zg 389.495.50
8828508V1 TEXAS UTILS ELEC (4] 6.750 O0IMARD3
6772 1.500.000.00 9.636000 1.494.540.00 101.454000 1.521,810.00 g.gg 27.270.00
89140VAA3 TORRENS TRUST 2. 083 15JUL31 SER 2000 16 CL.A 144A
6773 2.889.8 100.000000 1,322 .84 505000 1,329,570.43 0.07 6.680.59
3 000 000. 00 0.06
902118AC2 TYCO INTL GROUP S A 7.000_  15JUN28 NT¥
6754 1.085,000.00 74.228111 805.375.00 77.000000 835.450.00 88: 30.075.00
902118AJ7 TYCO INTL GROUP S A 6. 125 15JAN09 67D NY .
6754 60,000. 3.250000 49.9 82.000000 49,200.00 g.gg -750.00

STATE STREET.
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PAGE: 139
AS—OF DATE: 30SEPO2

ASSET 1D ASSET DESCRIPTION RATE MATURITY DATE MXT PRICE
. UNITS LOCAL UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % CURR UNREAL 6N
ORIGINAL FACE  BASE UNIT €OST TOTAL COST UNIT PRICE MARKET VALUE ° X FUND UNREAL /LS
902118AK4 TYCO INTL GROUP S A 6.875 15JAN29 GTD NT
6754 1,685, 000.00 74.010386 1.247.075.00 77.000000 1.207.450.00 .07 50.375.00
902118AL2 TYCO INTL GROUP SA 5.875 GINOVO4 NT .
8754 50, 000. 00 86.0000DD 43,000.00 88.000000 44.000.00 0.00 1.000.00
902118AY4 TYCO INTL GROUP S A 6.750 15FEB11 GTD NT
6754 40, 0Of 84.000000 33,600.00 82.000000 32.800.00 g.gg -800.00
902118BC1 TYCO INTL GROUP S A 6.375 150CT11 SR NY
6754 1.390.000.00 82.597122 1.148.100,00 81.000000 1,125.900.00 9.08 -22,200.00
902905AH1 USX MARATHON GROUP 9,625 15AV603
8772 570.000.00 107.034000 610.093.80 106.032000 604.382.40 9.03 -5.711.40
902917AHS USA WASTE SVCS_INC 7,000 1530128
6754 2.250.000.00 77.783000 1.750.117 92.556000 2.082,510.00 9.1 332,392.50
90332UAL7 US AWYS PASSTHRU TRS 7.890 OIMAR19 SER 2000 38 CTF
8754 4.039.94 102.672800 496.977.36 103.722000 502,055.91 9.03 . 5,078.55
90332UAN3 US AWYS PASS THRU TRS 7.076 20SEP22 2001 18 PASSTHRU CTF 2001 1
8754 294,331.48 100. 276002 295.143.84 104.019000 306,160.66 0.02 11.016.82
300 000.00 0.01
904764AE7 UNILEVER CORP 750 0INOVO3 NT
8754 1.600,000.00 104.685000 675,120.00 105.205000 1.683,280.00 8.83 8,160.00
G07770AW] UNION OIt CO CA 200 ISHAYOS NT
6772 490, 000.00 104.239429 510 3.20 109.677000 537.417.30 g.gg 26,644.10
BI1C DC RETIREMENT BOARD —COMPOSITE —"FAGE: 140
Usd — = AS-OF DATE: 30SEPO2
ACCOUNT POSITION APPRAISAL
ASSET 1D ASSET DESCRIPTION RATE MATURITY DATE MKT PRICE
UNITS LOCAL UNIT COST TOTAL COST UNIT PRICE MARKET YALUE % CURR UNREAL GN/LS
ORIGINAL FACE BASE UNIT COST TOTAL COST ) UNIT PRICE MARKET VALUE % FUND UNREAL GN/LS
907818BW7 UNION PAC CORP 6.700 O01DECO6 UNSECURED NT
6T54 1,800.000,00 96.281000 1.733,058.00 111.315000 2.003,670.00 g.%g 270.612.00
909317AB5 UNITED AIRLS PASS THRU TRS 9,190 24DECI3 THRU CTE SER 94 AAZ 144A
6173 3.000. 000.00 80.015000 2,00 45020 55.5150 1.665.450.00  0.09 ~735.000.00
3,000, 000, 00 0.08
91159HGD6 U S BANCORP MTN BX ENT 3.950  23AUS07 TRANCHE TR 00148
8754 340,000.00 99.575000 338.555.00 102.229000 47.578.60 0.0 9.023.60
912803AY9 UNITED STATES TRES BD STRP PRN 15K0¥21
6773 19,800, 000.00 37.088000 7.343,424.00 37.459000 7.418,862.00 g.gg 75,.438.00
912803BM4 UNITED STATES TREAS BD 15N0Y27 035
8754 16,100, 000. 00 23.069284 3,714.154.80 27.739000 4.465.979.00 9-24 751.824.20
912810DB1 UNITED STATES TREAS BDS 10.375 15N0V12
6172 1.300.000.00 31250 1.599.406.25 135406000 1.760,278.00 008 160,871.75
912810DES5 UNITED STATES TREAS BDS 11,125 15AU603 11.125 15AU603
6754 60,000.00 119.367183 71.620.31 108.344000 65.006. 40 8.88 -6,613.91
912810DPO UNITED STATES TREAS BDS 11.250 15FEB15 D7D 02/15/85
6Y73 4,600, 000.00 155.070368 7.133,236.91 169.344000 7.789,824.00 g.g% 656,587.09
912810DW5 UNITED STATES TREAS 8DS 7250 1SHAYIG 7.250CT GND 1SHAY1S
6772 1.230.000.00 0305 1.368.993.75
6T73 3,600, 000.00 122.171875 4,398,187.50 129.844000

4.830.000.00

5 767.181.25
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ACCOUNT POSlTlon APPRAISAL
ASSET ID ASSET DESCRIPTION * RATE  MATURITY DATE MKT PRICE
T UNITS: . LOCAL -~ UNIT COST JOTAL COST UﬁlT PRICE - MARKET VALUE % CURR UNREAL 6M/LS
;.- ORIGINAL FACE BASE - UNIT COST TOTAL COST UNIT PRICE ~o - MARKET. YALVE: % FUND UNREAt Gllts
, ~ 912810DX3 UNITED STATES TREAS BDS 7.500 15NOV16 Do -
61720 . 3,000,000.00 118.329297 3.549.878.91 132.594000 3.977.820.00 9.21 427,941.09
6173 13,100.,000.00 121.808082 15.956.860.05 132.594000 117.369,814.00 3:33 " 1.412,953.95
16.360.0600.00 19.506. 738 96 R I T
912010013 UNITED STATES TREAS BDS .8.875  15AUS17
6173 2.500,000.00 131,882000 3,207.050.00 148.250000 3,706,250.00 3'53 409.200.00
. ,."912910505 UNITED STATES TREAS BDS 8.125 15AU619 '
6T72 1, 300,000.00 69232 1. 69 .500.01 141.313000 1,837.069.00 g.go 156,568.99
. .08
- _ 912810EQ7 URITED STATES TREAS BDS 6.250 15AU623 ' :
6772 1,000, 000.00 104.976563 1,049.765.63 119.250000 1,192.500.00 8'32 142,734.37
912810EH4 UMITED STATES TREAS BDS 6.000 15FEB26 :
8772 1,250.000.00 104.593190 1,312.414.87 116.563000 1,457.037.50 g.g; 144,622.63
. 912810E27 UNITED STATES TREAS BDS 6.625 15rsaz7
6772 1,250,000.00 105.987499 1,324,843 125.750000 1.571,875.00 3'33 247,031.26
§173 2,100,000.00 107.695312 2,261,601.56 125.750000 2,640,750.00 3:§§ 379.148.44
3.380.000. 00 é'ssé’zis'éé 42127625200 ©0.22 526.179.76
912810FB9 UNITED STATES_TREAS BDS 6.125 15N0V27
6772 200, .00 .593750 215,187.50 118.875000 237.750.00 g.g% 22,562.50
912810FD5 °  UNITED STATES TREAS BDS - 3.625 15APRZ8 INFLATION INDEXED
6754 20,844.238.52 166194 20.045.110.77 117.719600 24.537,629. Zg 4.452,.518,37
STATE STREET.
6T1C & - DC RETIREWENT BORRD —COHPOSITE PAGE: 142
uSsD AS-OF DATE: 30SEPO2
ACCOUNT POSITIOH APPRAISAL
ASSET 1D ASSET DESCRIPTION RATE  MATURITY DATE MXT PRICE
S UNITS  LOCAL .- UNIT COST TOTAL COST UNIT PRICE . " MARKET YALUE % CURR UNREAL 6N/LS
- ORIGINAL 'FACE . BASE . UNIT. COST TOTAL COST UNIT PRICE "~ MARKET VALUE X FUND UNREAL GN/LS
. 912810FF0 UNITED STATES TREAS BDS " 5.250  15M0¥28 BD - .
87172 310,000.00 94.773439 293.797.66 106.281000 329.471.10 0.02 _ 35.673.44
67173 5.000,000.00 101.381632 5.069.081.58 106.281000 5_314.050.00 g:gg 244.968.42
’ g3zt $sessestzete :;::" SRR
5.362.879.24 5.643.521.10 0.30 280,641.86
. 912810FH6 . UNITED STATES TREAS BDS 3.875 15APR29 XNFLATIOH INDEXED
6754 4,042,404.81 106.584739 4,308_.586.60 3.031000 4,973.411.06 g.%g 664,824 .46
912827183 UNRITED STATES TREAS NTS 5,750 15AU603
6172 1,400,000, 104.640625 1.464,968 .75 103.719000 1,452.066.00 g.gg ~12,902.75
R 912827N81 UNITED STATES TREAS NTS 875 ISFEBO‘ -
6772 120.000.00 5.351567 126 88 105.875000 127,050.00 g.g% 628.12
912827R87 UNITED STATES TREAS NTS 7.875 15N0VD4
6T72 860,000.00 418237 949,596.84 112.688000 969.116.80 8.83 19.519.96
912827262 UNITED STATES TREAS NTS 6.500 150CT06
6772 1,475,000, 111.115466 1.638,953.12 115.750000 1.707,312.50 g.gg 68,359.38
912827220 UNITED STATES TREAS NTS 6.250 15FEBO7
6772 1.000,000. 054607 1.010,546.07 115.625000 1.156,250.00 8.82 145.703.93
912827485 UNITED STATES TREAS NTS 5.500 31MARO3
6772 3,250,000.00 98.744141 3.209.184.58 102.031000 3.316.007.50 g.%; 106.822.92
9128274F6 UNITED STATES TREAS NTS 5.625 15MAYDS .
6T72 300,000.00 .726563 320.179.69 114.281000 342.843.00 22.663.31

STATE STREET.
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ACCOUNT POSITION APPRAISAL
ASSET ID ASSET DESCRIPTION RATE  MATURITY DATE MKT PRICE
UNITS  LOCAL  UNIT COST _TOTAL €OST UNIT PRIC MARKET VALUE % CURR UNREAL GH/LS
ORIGINAL FACE  BASE UNIT COST TOTAL COST ONIT PRIC MARKET VALUE X FUND - UNREAL GR/LS
9128274Y1 UNITED STATES TREAS NTS 4.750  15N0V08
8772 400, 000.00 98.250000 353000700 109.813000 439,252.00 9-02 46,252.00
912827521 UNITED STATES TREAS NTS 6,500 15FEB10 DTD 00865
8172 550, 000.00 7.915082 593,532.9 120.688000 663,784.00 9.03 - 70,251.05
912827609 UNITED STATES TREAS NTS 6.750 15MAYOS
6772 1.335,000.00 126639 1,443,490.63 112.281000 1.498,951.35 008 55,460.72
91282766 UNITED STATES TREAS NTS 5,750 15AUG10
8173 5,600.000.00 104.707031 5.863.593.75 116.219000 6.508.264.00 9.34 644,670.25
9128276T4 UNITED STATES, TREAS NTS 5,000 15FERIL
8172 0,000.00 525111 8i2.200 111.094000 888,752.00 9.08 76.551.11
912833JU5 UNITED STATES TRES SC STRP INT 15MAY10 STRIPPED INT PHT SENERIC TINT
8772 2,000, 000. 00 56.019000 1,120,380.00 75.951000 519,220.00 0.08 398.840.00
913017BB4 UNITED TECHNOLOSIES CORP 6.625 15NOY04 NT :
6772 1.256,000.0 .933000 1.345°36220 108.860000 1,360,750.00 0.07 . 111.587.50
921796LT3 YANDERBILY MTG + EIN INC 1,960 OTSEPO9 2002 A WEG/MSE SR/SUB AL
6754 2.476,857. 100.000000 2.476.857.85 2.472,082.47 0.13 ~4,775.38
3,210,000, % 0.11
923446AN6 YERIZON GLOBAL FDS CORP 2 010 15MAY21 NT CONY ZERQ CPN
8754 5,720, 000. 00 53.502513 3,060,343.75 54.180000 3,099.096.00 0.16 38.752.25
92344SAC4 JERIZON WIRELES CAP LLC 5.375 15DEC06 NT 144A
6773 5,100. 000. Of 637549 5,030.515.00 93.371000 4,761,921.00 9.25 —268,594.00
GT1C DC RETIREHENT BOARD —~COMPOSITE g PAGE: 144
usd — L — AS-OF DATE: 30SEPO2
ACCOUNT POSITION APPRAISAL
ASSET 1D ASSET DESCRIPTION RATE  MATURITY DATE MKT PRICE
UNITS  LOCAL  UNIT COST TOTAL COST UNLT PRICE  MARKET VALUE % CURR UNREAL GN/LS
ORIGINAL FACE  BASE UNIT COST TOTAL CoOST UNIT PRICE MARKET VALUE - X FUND UNREAL BN/LS
92344XAA7 YERIZON NEM YORK INC §.875_ O1APR12 DEB, SER A
§T72 750.000.00 104.820000 786.150.0 105.471000 ©791,032.50 9-04 4,882.50
925524AT7 VIACOM INC 5.625 15AUG12 SR NT
6754 460.000.00 99.852000 459,319.20 104396000 480,221.60 9.03 20,902.40
9311428F9 WAL MART STORES INC 7.550 15FEB30 NY
8T72 1,500,000.00 99.835667 1.497.535.00 127.419000 1.911,285.00 9.10 413,750.00
94106LAKS WASTE MGNT INC DEL 7.375_ 01AUG10 SR NT
67154 1.000.,000.00 104555000 1.045,550.00 104.956000 1.049.560.00 9.95 4.010.00
94199R9A4 WATERS BLUFF 7.080 150CT42 SPGS CLC
8773 872.553.00 100.781250 979.369.82 109.968750 959,535.63 0.05 80.165.81
949746CE9 WELLS FARGO + CO NEW 6.375  O1AUG11 SUB GLOBAL NT
6754 1,900,000. 00 99.566000 1.891,754.00 112.200000 2.131,800.00 9.11 240,046.00
962166BE3 WEYERHAEUSER CO 6.750  15MAR12 NT144A
6754 330.000.00 99.354000 327.868.20 108.321000 357,459.30 9-02 29.591.10
9621668F0 WEYERHAEUSER CO 7.375 15MAR3Z DEB 144A
6754 690,000. 00 97.741884 574.419.00 108. 450000 748,305.00 9-04 73.886.00
969457864 WILLIAMS COS INC 7.875  01SEP21 NT
6773 1.500,000.00 97.102000 1.456,530.00 56.000000 840,000.00 9.04 -616,530.00
969457808 WILLIAMS COS INC 8.125 15MAR1Z 144A
6773 400.000.00 83.000000 332.,000.00 64.000000 256,000.00 0.01 ~76.000.00

.01

STATE STREET,
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ACCOUNT POSITIOI APPRAISAL -

~ - PAGE: 145
AS~-OF DATE: 30SEPO2

ASSET 1D ASSET DESCRIPTION RATE  MATURITY DATE MKT PRICE
NITS.  LOCAL. -~ DNIT €OST . TOTAL COST -  UNIT PRICE - MARKET VALUE . X CURR . UNREAL GN/LS
DR!G!NAL FACE  BASE. .. UNIT €OST TOTAL COST - . - UNIT PRICE T MARKET YALUE .. X FUND - . UNREAL 6N/LS

969457BL3 HILLIAHS CO0S INC
1.520,000.0

8.750 15MAR32. HT 144A

8754 102,923395 1.564,435.60 9.000000 896.800.00 g.gg -667.635.60
6773 1.000,000.00 54.022500 540.225.00 59.000000 590,000.00 g:gg' 49,775.00
2.526.600.60 2:1041660.60 ilas61806100 608 “15 360260
98157DAD8 WORLDCOM INC GA NEW 8.250 15MAY10 NT
6754 800,000.00 105.431000 843,448.00 12.250000 98.000.00 0.8% ~745.448.00
981570AJ5 WORLDCOM INC A NEW 7.500 15MAY11 NY .
8754 500,000.00 98.904000 494.520.00 " 12.250000 : : 61, 250.00 3.88 -433,270.00
98157DAK 2 HORLDCON INC GA NEW 8.250 15MAY31 NT
6754 1.400.00 99.906571 1,398,692.00 -12,250000 - 171;500.00 g.g} - =1,227.192.00
880,766,549.22 956,722,974.66 876.843,389.81 46.19. . 20,120,415.15
609,071.838.00 ° 40.43
STATE STREET.
STIC‘SY " DC RETIRENENT BOARD" -COHPOSITE ) ) PAGE: 146
usp AS—OF DATE: 30SEPO2

ACCOUNT PDSITIOI APPRA!SAL

TICKER ASSET ID

ASSET DESCRIPTION

UNIT CcOSY

UNIT PRICE

MARKET YALUE.

UNITS LOCAL TJOTAL COST UNREAL BN/LS
NOTIONAL PAR BASE UNIT COST TOTAL COST UNIT PRICE MARKET VALUE X FUND UNREAL 6N/LS
. OPTIONS
: -
OPTIONS WRITTEN — CALLS
US DOLLAR EXCHANGE RATE 1.000000
869994945 SW, HO LIBOR 050107 5. 5 CAlL }
6773 —gg 030 . 000 AP OPTION 3 2,950.00 5.924300 ~1,869,561.00 -1.036,611.00
-27, 000 000.00 -0.09
86999X93 SHAP OPTION 3M0 LIBOR P03D703 050902 4.5 CALL Lo -
6773 9—;30?000.000 3.125000 -15,.625.00 3.307100 -16.535.50 ~910.50
~500.000.00 0.00
9797 SHAP OPTION 3M0 LlBOl 9015787 050107 6.65 CALL
6773 g39§0050 oogA oF 6.950.00 11.827700 -603.212.7¢ -376.262.70
=5.100. 000 00 -0.03
-32, 600,000,000 -1,075,525.00 -2.489,309.20 -1,413,784.20
—32.600,000.00 -0.11

STATE STREET.
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Usd. COMPOSITE — , AS-OF DATE: 30SEPO2
ACCOUNT POSITION APPRAISAL

TICKER ASSET 1D ASSET DESCRIPTION
_ UNITS  LOCAL - UNIT €0ST - TOTAL COST UNIT PRICE - MARKET VALUE UNREAL 6N
" NOTIONAL PAR  BASE - UNIT COST  ° TOTAL COST UNIT PRICE MARKET VALUE X FUND UNREAL eN/LS
OPTIONS
e Emn e d
OPTIONS WRITTEN — PUTS
US_DOLLAR EXCHANGE RATE 1.000000
S5300HO37  SWAP OPTION 3HO LIBOR 050107 7 PUT ’
8173  -27,000,000.000 2.137500 577.125.00 1.705100 ~460,377.00 116.748.00
27,000, 000.00 -8.02
86999X927 _  SWAP OPTION 3M0 LIBOR PD306S5 050902 6.5 PUT
8773 500,000,000 2. 455000 ~12.275.00 2.886300 ~14.431.50 -2,156.50
2500, 006. 00 0.00
899992967 - SWAP OPTION 3HO, LIBOR PO15787 050107 6. 65 PUT
6173 -5,100,000.000 950.00 2.034300 -103,749.30 123.200.70
28.,100. 000.00 0.00
-32, 600,000,000 =816, 350.00 ~578.557.80 ) 237.792.20
32,600, 000. 00 -0.03
STATE STREET.
§T1C ' " DC RETIREAENT BOARD —CORPOSITE PAGE: 1
‘Usb : OMPOSITE — AS-OF DATE: 30SEPOZ
ACCOUNT POSITION APPRAISAL
CURRENCY SUMMARY
(LOCAL) UNITS TOTAL €OST HARKET VALUE X CURR  UNREAL SEC GN/LS L UNREAL GN/LS
(BASE)" ORIGINAL FACE TOTAL COST NARKET YALDE % FURR  DNREAL E€ EMLZ  uwmeAL curm w/Ls TOTAL UNREAL Gh/Ls
++ AUSTRALIAN DOLLAR ** EXCHANGE RATE 1.840455
CASH
724.98 724.98 724.98  0.00 0.00 0.00
400.07 393.92  0.00 0.00 -6.15 -6.15
EQUITIES
1.842,249.000 17.184,030.89 17.979.556.22  100.00 795.525.33 795.525.33
10,161,749.70 9,760,082.22  0.45 432,243.84 -824,911.32 ~392.667.48
TOTALS FOR AUSTRALIAN DOLLAR
1,842.973.98 17.184,755.87 17.980.281.20  200.00 795,525.33 795,525.33
10.162,149.77 9.769.476.14  0.45 432.243.84 -824,917.47 ~392.673.63

. STATE STREET,

Py

g
E2

’




6TiC . -
usp” -

’ DC RETIREHEIT BOAR%E—COH OSITE

ACCOUNY.. PD§IT10N'APPR SAL: -
CURRENCY. SUMMARY::;

T ONGE: . 2
AS-OF DATE: 30SEP02

UNREAL: SEC 6N/LS . :

(LOCAL): UNITS JOTAL COST - ... . MARKET VALDE X CURR - . OTAL UNREAL GN/LS
(BASE) gg%gg=:t Fﬁﬁs TOTAL_COST " MARKET VALUE X FOND "~  UNREAL SEC GN/LS '* UNREAL, CURR GNILS ToTAL (UNREAL GN/LS
#%* CANADIAN DOLLAR - ** EXCHANGE RATE - 1.586227
CASH
0.59 0.59 0.59 0.00 0.00 0.00
0.39 0.37 0.00 . 0.00 -0.02 -0.02
EQUITIES
141,900,000 3,943,249.44 2,800,604.22 100.00 -1.142,645.22 ~1,142,645.22
2,608, 405,68 1,765.575.94 0.08 -720,354.16 ~122,.475.58 -842,829.74
TOTALS FOR CANADIAN DOLLAR
141.900.59 3.943,250.03 2.800,604.81 100.00 ~1.142,645.22 -1,142,645.22
2,608,406.07 1,765,576.31 0.08 -720,354.16 —122,475.60 ~842,829.76

671C
Usd

DC RETIRE”EHT BOA%DE—CDHPOSITE

ACCOUNT: POSIII AlSAL

PAGEs - .3
o kop AS~OF DATE: 30SEPO2
CURRENCY: SUNMARY:.

(LOCAL) UNITS - JOTAL COSY MARKET-YALUE X CURR . UNREAL SEC GN/LS - TOTAL UNREAL GM/LS
(BASE) onxsx:gt ;ﬁgs TOTAL €0ST -nAaxsf VALUE X FUND - UNREAL SEC GN/LS ~ UNREAL CURR GN/LS TOTAL UNREAL GN/LS
* SYISS FRANC *+ EXCHANGE RATE " 1.473229
CASH
163,667.48 163.667.48 163.667.48 0.3 77 o.00 ) .00
109,714.11 111,094.39 0.01 0.00 1.380.28 1.380.28
EQUITIES
545,101.000 49.108,250.35 48.643.914.20  99.66 -464.336.15 | -464,336.15
_ 32.141,889.10 33,018,569.55 1.52 -315,182.60 1.191,863.05 876,680. 45
TOTALS FOR SWISS FRANC
" 708,768.48 49.271.917.83 48,807.581.68  100.00 —464,336.15 -464,336.15
32,251.603.21 ' 33,129.663.94 1.53 ~315.182.60 1.193,243.33

878,060.73




fEric

DC RETIREWENY BORRD —tbﬁéﬁ&xwé

11,542,315.52

; PAGE: 4
Usd AS-OF DATE: 30SEPOZ
ACCOUNT POSITION AISAL
CURRENCY: SUHHARY
(LOCAL) UNIT TOTAL COST MARKET VALUE CURR - UNREAL SEC BN/LS TOTAL UNREAL 6N/LS
(BASE) - DRIBI:kt ;:gi TOTAL COST - MARKET VALUE FUND UNREAL SEC GN/LS UNREAL CURR 6N/LS TOTAL UNREAL GN/LS
‘% EURO CURRENCY *+ EXCHANGE RATE 1.011891
>> INTERNATIONAL
CASH
683,108.31 683,108.31 683,108.31 0.68 - 0.00 0.00
670,494.43 675,080.92 0.03 0.00 4,586.49 4,586.49
TOTALS FOR INTERNATIONAL
0.00 0.00 0.00 0.00 0.00
0.00 0.00 0.00 0.00 0.00 0.00
>> GERMANY
EQUITIES
483,935,000 24,677,700.56 15,839,996.85 15.69 -8.837.703.711 -8.837.703.71
23,675,218.72 15,653,856.84 0.72 ~9.73§,849.51 712.487.63 -8,021,361.88
TOTALS FOR SERMANY
483,935.00 24,677.700,56 15.839,996.85 15.69 -8,837.703.71 -8.837,703.71
23.675.218.72 15.653,856.84 0.72 ~-8,733,849.51 712.487.63 -8,021,361.88
>> SPAIN
EQUITIES
1,095,005.000 11.886,771.18 7.209,772.98 7.14 -4,676,998.20 ~4.676,998.20
7.125,049.02 0.33 -4,622,037.55

6T1C :
UsD -

[ RET!RENENT"BOARD —CDNPDSXTE

POS
ACCOUNT POSITION APPRAISAL
CURRENCY SUMMARY:

PAGE: 5
AS—OF DATE: 30SEPO2

(LOCAL) UNITS . TOTAL COST MARKET VALUE X CURR UNREAL SEC GN/LS TOTAL UNREAL GN/LS
(BASE) "ORIGINAL FACE TOTAL COST MARKET YALUE % FUND UNREAL SEC GN/LS  UNREAL CURR GN/LS TOTAL UNREAL eN/tS
NOTIONAL PAR
TOTALS FOR SPAIN
1.095.605.00 11.866,771.18 7.209.772.98 7.14 ~4.676.998.20 ~4,676,998.20
11.542,315.52 7.125.049.02 0.33 -4.622.037.55 204,771.05 ~4,417,266.50
»> FINLAND
EQUITIES
250,387.000 7.398,002.94 3,521,250.15 3.48 -3,876,842.79 -3,876.842.79
6.655,776.69 3,479,871.01 0.16 ~3,831,284.98 655,379.30 -3,175.905.68
TOTALS FOR FINLAND
250.387.00 7.398,092.94 3,521,250.15  3.43 ~3,876,842.79 -3,876,0842.79
6.655,776.69 3.479.871.01 0.16 ~3,831,284.98 655,379.30 -3.175,905.68
»> FRANCE
EQUITIES
564, 405.000 29.934.592.41 23,633,304.44  23.41 -6.301.287.97 -6.301,287.97
29.352,911.45 23.355.583.21 1.08 -6.227,239.86 229.911.62 -5,997.328.24
TOTALS FOR FRANCE
564.405.00 29.934.592.41 23.633,304.44  23.41 -6.301,287.97 ~6.301.287.97
29.352,911.45 23,355.583.21 1.08 -6.227.239.86 229,911.62 ~5.997.328.24
»> GREECE

EQUITIES

STATE STREET.

e



eTIc - - ST T DC RETIRENENT'BOARD COMPOSITE ..~~~
ush, ¢ SITE. :
. ACCOUNT. POSITXOI~APPRA SAL
CURRENCY” SUMMARY ...

T
AS-OF DATE: 30SEPO2

(LOCAL) . UNITS. .- - TOTAL COST - - MARKET - VALUE =$;CURR
(BASE) ORIGINAL FACE ;TOTAL COST . ... MARKET YALVE X FUND
. NOTIONAL PAR ’ : )

UNREAL: SEC GN/LS -

1y UN
URREAL SEC &N/LS -7 TOAL-UNREAL SaLS

CURR eN/LS . TOTAL UNREAL GN/LS

B 332,368.78 - - . 243,773.29 0.01 . ... -=121.975.68 ;1~"33.3so.19 ~88,595, 49
TOTALS FOR 6REECE :
21,500.00 370.098.09 .- 246.672.00 . 0.24" - .. ~=123,426.09 - . - . | —123,426.09
) 332.368.78 - 243.773.29 . 0.01 -~ . -121,975.68 - . . 33,380.19 : -88,595, 49
5> IRELAND
EQUITIES
56,475.000 739,426.22 659.066.25 - 0.65 -80,359.97 - ) "-80,359,97
660,807 .06 651,321.39 0.03 ~79,415.64 69, 929,97 -9,485.67
TOTALS FOR IRELAND -
56,475.00 739,426.22 659.066.25 0.65 . -80,359.97-. . -80,359.97
, 660,807.06 . .  651,321.39 0.03 . .~ -79,415.64 . 69,929.97 -9,485,67
>> ITALY
EQUITIES
921.455.000 . .  8,206,448.45 ... 9.567.982.18 9.48 - 1.361.533.73 . , '1,361,533.73
'8,130,090.24 9,455,546.27 0.44 " 1,345,533.99 -20.077.96 1,325, 456.03
TOTALS FOR ITALY
921, 455,00 5,206,448.45 9.567,982.18 9.49 1,361,533.73 1,361,533.73
8.130.090.24 . 9.455,546.27 0.44 1,345,533.99 -20,077.96 1,325,456.03

——————— o o s S g —— s e 2 0 el s 4o s e e O ]

>> LUXEMBOURE

EQUITIES
foimes STATE STREET.
: 6T1C . S i o - DC’RETIREHE!T}BOARD“ OMPOSITE . PAGE: 7
usd ) : COMPOS xtr ) AS-OF DATE: 30SEPO2

ACCOUNT. POSITION: APORA iSAl
CURRENCY SUMMARY
| (LOCAL) UNIT: TOTAL COST - MARKET- YALUE . X-CURR . .UNREAL SEC GN/LS R TOTAL UNREAL 6N/LS
(BASE) onxsluAL FACE. TOTAL COST MARKET VALVE ruu ' UNREAL SEC GN/LS - UNREAL CURR 6N/LS’ TOTAL UNREAL GN/LS
NOTIONAL PAR i o . M N
230,297.57 102.283.74 0.00 ~154.998.41 ~ 26.984.58 ~126,013.83
TOTALS FOR LUXEMBOURG
20.700.00 260,341.50 103,500.00 0.10 ~ ~156,841,50 -156,841.50
230.297.57 102.283.74 0.00 = ~-154,998.41 . 26,984.58 ~128,013.83
>> NETHERLANDS

EQUITIES
1,774.291.000 43,794.098.24 25,281.061,42  25.04 -18,513,036.82 : -18,513.036.82
42,537.244.58 24.983,976.95 1.15 ~18,295,485.21 742.217.58 ~17.553,267.63

TOTALS FOR NETHERLANDS
1.774,291.00 43,794,098.24 25,.281.061.42  25.04 ~18,513,036.82 ~168,513.036.62
42,537.244.58 24.983,976.95 1.15 ~18.295,485.21 742.217.58 ~17,553,267.63
>> PORTUGAL )

EQUITIES
355, 800.000 865,890.89 537,258.00 0.53 -328,632.89 -328,632.89
779.637.28 530.944.54 0.02 -324,771.04 75.078.30 —-248,692.74

TOTALS FOR PORTUGAL

355,800.00 865,890.89 537.258.00 0.53 -328.632.89 -328,632.89
779.637.28 530.944.54 0.02 ~-324,771.04 76.078.30 ~248,692.74

>> GERMANY
FIXED INCOME

STATE STREETL.




6T1C
ush

[ RET!REHEHT BOARD -CDHPOS!TE

MPOS1
ACCOUNT POSITION. APPRAISAL
CURRENCY SUMMARY

PAGE: 8
AS~OF DATE: 30SEPO2

(LOCAL) Vi TJOTAL COST .

(BASE) ORIBINAL FACE
NOTIONAL PAR

TOTAL - COST

TOTAL UNREAL 6N/LS

UNREAL CURR 6N/LS TOTAL UNREAL GN/LS

13,188,796.51
TOTALS FOR GERMANY

13,000.000.00 13,555,690.15

13,189,796.51

>> INTERNATIONAL
FIXED INCOME

21.000.00 22,606.06
20,570.23

TOTALS FOR INTERNATIONAL
21,000.00 22,606.06
20,570.23

TOTALS FOR EURO CURRENCY

19,248.161.31 142,394.865.00

137.776,529.06

WARKET VALUE X CURR UNREAL SEC 6N/LS
MARKET YALUE X FUND UNREAL SEC GR/LS
13.496.760.03 0.62 100.366.39
13,657.250.00  13.53 101.559.85
13.496.760.03 0.62 100.366.39
21,945.00 0.02 ~661.06
21.687.12 0.00 -653.29
21.945.60 0.02 -661.06
21,687.12 0.00 -653.29

-—————————— —nna— B

100.962.167.58 100.00 ~41,432,697.42
99,775,734.33 4.59 ~40,945,810.79

207,597.13 307.963.52
101.559.85

207.597.13 307,963.52
-661.06

1,770.18 1,116.89
-661.06

1,770.18 1,116.89
-41,432,697.42

2,945,016.,06 -38,000,794.73

STATE STREET.

6T1C
Usb

DC RETIREHEHT BOARD -COHPOSITE

ACCOUNT POS!TIOI APPRAISAL
CURRENCY SUMMARY

PAGE: 9
AS-OF DATE: 30SEPD2

(LOCAL) UNITS TOTAL COST MARKET YALUE X CURR UNREAL SEC EN/LS OTAL UNREAL 6N/LS
(BASE) Ollsénkt ;ASE TOTAL COST MARKET VALUE % FUND UNREAL SEC GN/LS ~ UNREAL CURR GN/LS TOTAL UNREAL 6N/LS
** POUND STERLING ** EXCHANGE RATE 0.635890
CASH
50.650.39 50,650.39 50,650.39 0.11 0.00 0.00
) 78,559.17 79,652.75 0.00 0.00 1,093.58 1,093.58
EQUITIES
14,125,112.000 56.640,973.29 46,368,683.40 101.01 -10.272,289.89 -10,272.289.89
84,859,688.89 72.919.346.74 3.36 -16.154,193.16 4.213.851.01 —~11,940,342.15
FIXED INCOME SHORT SELLS
-410,000.00 ~484,162.64 -515,124.00 -1.12 -30,961.36 ~30,961.36
~758.500.58 -810,083.51 ~0.04 -48,689.80 -2,893.13 -51,582.93

TOTALS FOR POUND STERLING

13,765,762.39 56.207.461.04

84,179,747.48

45,904.209.79 100.00
72,188,915.98 3.32

-10.303,251.25
~16,202,882.96

-10.303,251.25
-11,990,831.50

4,212,051.46

. STATE STREET.




HT1C ==

usp.

e RETIREHEIT BOARD‘—COHPOSITE
OHP OSITE.

o e pAGE:T 101
AS-OF DATE: 30SEPO2

- ACCOUNT. POSITION AP SAL .
cunnsucv SUMMARY
(LOCAL) UNITS JOTAL COST - ‘.»Anxs YALUE - %-CURR - UNREAL SEC GN/LS
(BASE) 0R15s=it ;:EE . TOTAL €0ST znhklE} VALBE - % 'FUND - D! NgEAL SEC 6N/LS UNREAL CURR GN/LS . ¥8¥:{ gggskt gzitg
A% HONG KONG DOLLAR **. EXCHANSE RATE 7.799568
CASH
133,087.86 133,087.86 - 133,087.86 0.30 v - 0.00 0.00
17.063.61 17.063.49°  0.00° 0.00 ~0.12 -0.12
EQUITIES
-10.980,100.000 88,341.319.86 64,075,175.00° 145,44 ©'-24,266,144.86 ~24,266,144,86
. 11.340.145.60 8.215,221.02 0.38 ~3.111,216.53 - -13,708.05 ~3,124,924.58
FIXED INCOME SHORT SELLS
'-210.000, 000. 00 0.00 - - - -20,152,291.50  -45.74" ~20,152,291.50 -20,152,291.50
0.00 -2,583,770.22 - ~0.12 +-2,583,770.22 6.00 ~2,583,770.22
FIXED INCOME
210, 000.000.00 0.00 - 0.00 - 0.00 0.00 0.00
0.00 0.00 0.00 0.00 0.00 0.00
TOTALS FOR HONG KONG DOLLAR
11,113,187.86 88,474,407.72 44,055.971.36 °100.00 - ~44,418,436.36 —44,418,436.36
: 11,357.209.21 5.648,514.29 0.26 -5,694,986.75 - ~13.708.17 -5,708,694,92

- 8T1C .

usp

DC RETIREHEHT BQAﬂD
ACCOUNT: P0$ITID

.bﬁpos:rs'
N APPRAZSAL .

CURRENCY: SUMMARY

B PAGE: 11
AS-OF DATE: 30SEPO2

| (LOCAL), UNITS - JOTAL COST . _MARKET VALUE % CURR. - "UNREAL: SEC GIILSV TOTAL UNREAL 6N/LS
(BASE) gs%géﬁgt sﬁgi i TOTAL COST : ‘MARKET. YALVE ~ X FUND ‘UNREAL- SEC &N/LS UNREAL CURR 6N/LS TOTAL UNREAL 6N/LS
** _INDONESIAN RUPIAN. EXCHANGE RATE 8993.997202
CASH

132.15 132.15 132.15 100.00 - 0.00 0.00
0.00 - 0.0% 0.00 . 0.00. 0.01 0.01

TOTALS FOR INDONESIAN RUPIAH
132.15 132.15 132.15 - 100.00 0.00 0.00
0.00 0.01 0.00 .00 0.01 0.01




§T1¢
Usd

DC RETIREMEN] BOARD -COMPOSITE

O0SITE —
ACCOUNT POSITION APPRAISAL
CURRENCY SUMMARY

. PAGE: 12
AS-OF DATE: 30SEPO2

(LDCAL) UNITS TOTAL COST MARKET VALUE X CURR UNREAL SEC GN/LS TOTAL UNREAL 6N/LS
BASE) ORIBI::t ;igE TOTAL COST MARKET VALUE - % FUND UNREAL SEC &N/LS - UNREAL CURR 6N/LS TOTAL UNREAL 6N/LS
& JAPANESE YEN ** EXCHANGE RATE 121.740048
CASH
12,107.014.00 12,107,014.00 12,107,014.00 0.23 0.00 0.00
98,857.36 99,449.71 0.00 0.00 592.35 592.35
EQUITIES
2,332.279.000 6,903,459,516.00 5.321,718,250.00 99.98 -1,581,741,266.00 -1,581,741.266.00

FIXED INCOME SHORT SELLS

~1.860,000,000.00

FIXED INCOME

1.860,000,000.00

TOTALS FOR JAPANESE YEN

14,439,293.00

60.072,171.05

0.00
0.00

0.00
0.00

6.915,566,530.00
60.171,028.41

43,713,784.70 2.02 -12,992,776.76

~11,078,520.00 -0.21 -11,078.520.00
-91.001.44 0.00 -91,001.44
0.00 0.00 0.00

0.00 0.00 0.00

5.322,746.744.00 100.00
43,722,232.97 2.02

-1,592,819,786.00
-13,083,778.20

-3,365,609.59 ~16.358,386.35

-11,078,520.00

0.00 -91,001.44
0.00
0.00 0.00

~1,592.819,786.00

-3,365.017.24 -16.448,795.44

STATE STREET.

§11C
usd

[ RETIREHENT BOAED -COHPOSXYE

ACCOUNT POSITIOH APPRAISAL
CURRENCY SUMMARY

PAGE: 13
AS-OF DATE: 30SEPO2

(LOCAL) UNITS TOTAL COST MARKET YALUE % CURR UNREAL SEC 6N/LS TOTAL UNREAL 6N/LS
(BASE) ORIGINAL FACE TOTAL COST MARKET YALUE X FUND UNREAL SEC 6N/LS  UNREAL CURR 6N/LS TOTAL UNREAL 6N/LS
NOTIONAL PAR
** MEXICAN PESO ** EXCHANGE RATE 10.229493
CASH
711.53 711.53 711.53  100.00 0.00 0.00
69.63 69.56 0.00 0.00 -0.07 ~0.07
TOTALS FOR MEXICAN PESO
711.53 711.53 711.53  100.00 0.00 0.00
69.63 69.56 0.00 0.00 ~0.07 -9.07

STATE STREET.




)

(LDCAL)‘UNITS

DC RETXREHEIT’BOAR

TE ="
: ACCOUNT POSITIOE .APPRAIS
URRENCY suunAnv

T pAGE:. 14
AS-OF DATE: 30SEPO2

TOTAL €OST

KSE) DRIBIN#L FACE .
MOTIONAL PAR -

. .:'. MARKET VA[uE, x
TOTAL COST" " *-  MARKET VALUE' "

u»REAL SEC GN/LS::: - .
* UNREAL 'SEC &N/LS-

TJOTAL UNREAL GM/LS

"_UHREAL CURR 6N/LS TOTAL UNREAL 6N/LS

**" NORWEGIAN KRONE . %

EQUITIES

§7.500.000
E B 546.880.84
TOTALS FOR NORWEGIAN KROKE

'4,990.513.28
.. 546,880.84

57.500.00

4,990.513.28 .

' 4,027.500.00 - 100.00

4,027,500.00° 100,00
543,460.08°  0.03

| 543,460.08° © 0,03

-963,013.28.
~129,946.44

© -963,013.28
-129.946.44

EXCHBANGE RATE ~7.410848
-963,013.28

126,525.68 -3,420.76
-~963,013.28

126.525.68 -3,420.76
STATE STREET,

-6T1C

usb

‘ PAGE: 15
AS-OF DATE: 30SEP02

TOTAL COST

HARKET VALUE = X CURR

UNREAL SEC GN/LS

CLOCAL) UKITS. o LA L TOTAL UNREAL 6N/LS
(BASE) on%gxnxl Ekﬁ‘ .77 TOTAL COST* MARKET VALUE X FUND ~ UNREAL SEC GN/LS  UNREAL CURR GN/LS TOTAL UNREAL GW/LS
*= . NEW ZEALAND: DOLEAR »* EXCHANGE RATE 2,132201
CASH

0.07 " 0.07 0.07 ..100.00 - 0.00 0.00
0.03 0.03  0.00 0.00" 0.00 0.00

TOTALS FOR NEW ZEALAND DOLLAR
0.07 0.07 0.07 100.00 0.00 0.00
. 0.03 0.00 0.00 0.00 0.00

STATE STREET.




6T1C
Usp

DC RETIREMENT BOARD —CO”POSITE
ACCOUNT POSITION APPRA!SAL

CURRENCY SUMMARY

PASE: 16
AS—OF DATE: 30SEPO2

(LOCAL) UNITS .. " TOTAL COST 'MARKET VALUE * % CURR . 'UNREAL SEC GN/LS : TJOTAL UNREAL BN/LS
(BASE) SSInggt ;:gi TOTAL COST © MARKET YALUE X FUND - 'UNREAL SEC 6N/LS UNREAL CURR 6N/LS TOTAL UNREAL &N/LS
** SWEDISH KRONA **~ EXCHANGE RATE 9.272479
CASH
287.20 287.20 287.20 0.00 0.00 0.00
30.67 30.97 0.00 0.00 0.30 0.30
EQUITIES
141,170.000 36,927.333.59 24,053,817.90 100.00 ‘ -12,873,515.69 ~12.873,515.69
3,914,343.40 2,694,108.63 0.12 -1.388,357.49 68,122.72 -1.320.234.77
TOTALS FOR SWEDISH KRONA
141,457.20 36,927,620.79 24,054,105.10 100.00 ~12.873.515.69 -12,873,515.69
3.914,374.07 2.594.139.60¢ 0.12 -1,388,357.49 68,123.02 ~1,320,234.47
6T1C [ RET!RENENT .BOARD -CUHPOSKTE PAGE: 17
usb 0 AS—-OF DATE: 30SEPD2
ACCDUHT PDSITION-APPRAISAl
RRENCY SUMMARY:
(LDCAL) UNIT. TJOTAL COST MARKET VALUE X CURR UNREAL SEC 6N/LS .. TOTAL UNREAL GN/LS
BASE) gglss::t ;:gE TOTAL COST MARKET VALUE % FUND UNREAL SEC GN/LS  UNREAL CURR 6N/LS TOTAL UNREAL 6N/LS
**  SINGAPORE DOLLAR = ** EXCHANGE RATE 1.777248
CASH
0.49 0.49 0.49 0.00 0.00 0.00
0.28 0.28 0.00 0.00 0.00 0.00
EQUITIES
1,021,000.000 2.733,464.56 1,810,880.00 100.00 -922,584.56 -922,584.56
1,540,999.17 1,018,923.64 0.05 -519,108.51 ~2.967.02 -522.075.53
TOTALS FOR SINGAPORE DOLLAR
1,021.000. 49 2,733,465.05 1,810,880.49 100.00 -922.584.56 -922,584.56
1.540.999.45 1,018,923.92 0.05 -519,108.51 -2,967.02 -522,075.53

STATE STREET.

ety
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S SE
UsD’ ..

= DC’RET!REHEIT BOA?D =COMPOSITE ™~ ~ " 7

- - =T
AS—OF DATE SDSEPOZ

ACCOUNT. POSITION APPRAISAI.
CURRENCY: SUNMARY.

‘~HARKE1~VALUE

uunsxtwszt 6N/LS

(LOCAL) UNITS - . JOTAL COST . % CURR ; TOTAL UNREAL 6N
(BASE) ORIG%:QE ;:gf o~ TOTAL COST MARKET. VALUE @ X FUND - UNREAL: SEC 6N/LS . CURR 6N7LS TOT HREAL GN;tg
** TUAILAND BAHT % EXCHANGE HRATE 43.260015
CASH ’ '
377.74 377.74 377.74.100.00 “o00 T : ~0.00
e 9.76 8.73°  0.00 ' : <. ~1.03 -1.03
TOTALS FOR THAILAND BAMT
377.74 377.74 377.74  100.00 0.00 0.00
9.76 8.73 0.00 0.00 -1.03 ~1.03
STATE STREET.
BTiC e a:r:nsnsut'soiiifléﬁﬁiosxre T " PAGE: 10
Usd 051 AS-OF DATE: 30SEPD2
Accouur ;os ON. APPRAISAL
Y. SUMMARY
(LOCAL) UNITS - FOYAL. COST ‘,uAnxzr VALnt % CURR UNREAL SEC GN/LS TOTAL UNREAL GN/LS
(BRSPS ORISINAL FACE TOTAL COST MARKET YALUE X FUND DNREAL SEC EN/LS  UNRENL CURR GN/LS TOTAL UNREAL EN/LS
NOTIONAL PAR
*+ US DOLLAR ** EXCHANGE' RATE 1.000000
CASH o
17.940.65 17.940.65 17.940.65 0.00 0.00 - 0.00
17,940.65 17.949.65 .00 0.00 0.00 0.00
CASH EQUIVALENTS
217,.732.801.9%0 217.666,993.52 217.687,339.40 - 11.47 20,345.88 . 20.345.33
217.666,993.52 217.687.339.40  10.04 20.345.88 0.00 20.345.88
EQUITIES
121,039.132.981 941,376.577.71 807.003,527.87 42.51 —134,373,049.84 ‘ *134.373.049-34
941,376.577.71 807.003,527.87 37.21 -~134,373,049.84 0.00 ~134,373,049.84
FIXED INCOME
952,266,549.22 857.554,940.66 881,966,298.01 46.46 24,411,357.35 24.411,357.35
609.071.838.00 857.554.940.66 891,966,298.01  40.67 24,411,357.35 0.00 24,411.357.35
FIXED INCOME SHORT SELLS '
-71.500,000.00 -831,966.00 -5.122,908.20  -0.27 -4,290,942.20 -4,290.942.20
-831,966.00 -5.122,908.20 -0.24 —4,290,942.20 0.00 —-4,290,942.20
OPTIONS WRITTEN — CALLS
-32,600,000.000 -1,075.525.00 -2.489,309.20 -0.13 -1.413,784.20 -1.413,784.20
~32.600,000.00 -1.075,525.00 -2,489,309.20 -0.11 -1.413,784.20 -1.413,784. .20

OPTIONS WRITTEN — PUTS

STATE STREET.




6T1C
usp

DC RETIREHENT BOARD -COHPOSITE'

ACCOUNT ‘POSITION. APPRA!SAL
CURRENCY' SUMMARY

PAGE: 20
AS~OF DATE: 30SEPO2

(LOCAL) UNITS ' TOTAL COSY . - © MARKET: VALDE X CURR . UNREAL SEC SN/LS TOTAL UNREAL GN/LS
(BASE) onstxmt f,ﬁﬁ" . TOTAL COST "MARKET YALUE - X FUND - UMREAL SEC 6N/LS ~UNREAL CURR GN/LS _TOTAL UNREAL SN/LS
-32,600,000.000 -816.350.00 -578.557.80  -0.03 237.792.20 237.792.20
-32.600,000.00 -816,350.00 -578,557.80  ~0.03 237.792.20 0.00 237.792.20

TOTALS FOR US DOLLAR
1, 154 356,424, 53 2,013,892.611.54  1.898,484,330.73  100.00 -115,408,280.81 -115,408,280.81
—55 200,000.00 2.013,892,611.54 87.54 -115,408,280.81 0.00 ~115,408,280.81

1.898,484,330.73

STATE STREET.

6T1C DC RETIRKHENT BOARD —CDHPOSITE : PAGE: 1
usp ~— COMPO! . AS—OF DATE: 30SEPO2
ACCOUNT PQSITIOI APPRAISAL
ASSET SUMMARY
CURRENCY TOTAL €OST - MARKET YALUE X FUND _UNREAL. SEC 6N/LS ~* UNREAL CURR 6N/LS TOTAL. UNREAL 6N/LS
CASH
US DOLLAR
. 17,940.65 17,940.65 0.00 0.00 0.00 0.00
‘AUSTRALIAN DOLLAR
400.07 393,92 0.00 0.00 ~6.15 -6.15
CANADIAN DOLLAR
0.39 0.37 0.00 ’ 0.00 -0.02 -0.02
SHISS FRANC )
109,714.11 111,094.39 0.01 0.00 1.380.28 1.380.28
EURO CURRENCY
>> INTERNATIONAL
670,494.43 675,080.92 0.03 0.00 4.,586.49 4,566.49
TOTALS FOR EURO CURRENCY
670,494.43 675,080.92 0.03 0.00 4.586.49 4,586.49
POUND STERLING
78,559.17 79.652.75 0.00 0.00 1,093.58 1.093.58
HONG KONG DOLLAR
17,063.61 17,063.49 0.00 0.00 ~0.12 ~0.12
INDONESIAN RUPIAH
0.00 0.01 0.00 0.00 0.01 0.01
JAPANESE YEN
98.857.36 99,449.71 0.00 0.00 §92.35 592.35
MEXICAN PESO
69.63 69.56 0.00 0.00 -0.07 - -0.07
NEW ZEALARD DOLLAR
0.03 0.03 0.00 0.00 0.00 0.00
SWEDISH KRONA
30.67 30.97 0.00 0.00 0.30 0.30
SINGAPORE DOLLAR
0.28 0.28 0.00 0.00 0.00 0.00
THAILAND BAHT
9.76 8.73 0.00 0.00 -1.03 -1.03
TOTALS FOR CASH .
993,140.16 1.000.785.78 0.05 0.00 7.645.62 7.645.62

STATE STREET.




6T1C

* BOARD “COMPOSITE™ "~ S T pABE ST 2
usD U L e OMPOSTTE = AS-OF DATE: 30SEPO2
ACCOUNT. PGSITION. APPRAISAL: .

= UASSET: SUMMARY: '
., TOTAL €OST . .  WARKET.VALUE - X FUND ....UNREAL: SEC GN/LS - UNREAL CURR GN/LS TOTAL UNREAL GN/LS

CURRENCY

,CASH EQUIYALENTS

US DOLLAR'
217,666,993.52

TOTALS FOR CASH EQUIVALENTS

217,666,993.52

217,687,339.40

'217.687.339.40

10.04

10.04

20,345.88

" 20,345.88

0.00

[~
Q

20,345.88

20,345.88

STATE STREET.

SWEDISH KRONA

BIIC - - T T PABER.. 3
usD AS-OF DATE: 30SERO2
CURRENCY TOTAL €OST _MARKET. VALUE' - % FUND .. UNREAL. SEC 6N/LS .. -UNREAL: CURR G6N/LS TOTAL UNREAL GN/LS
EQUITIES
AUSTRALIAN DOLLAR N

10,161.749.70 9.769,082,22 0.45 432,243.94 ~824.911.32 392,867, 48
CANADIAN. DOLLAR : e _ - :
MISS FRANC 2,608, 405.68 1.765.575.94 0.08 -720,354.16 ~122.475.58 -842,829.74
S 32,141,889.10 133,018,569.55 . 1,52 ~315,182.60 ... 1.191,863.05 " 476,680.,45
EURQ CURRENCY S : AR e
3> SERMANY , i . L , L :
23,675,218.72 15.653,856.84 ~ 0.72 -8.733.849.51 712,487.63 ~8,021,361,88
EURO CURRENCY
>> SPAIN . L
11,542,315.52 7.125,049,02 0.33 -4,622,037.55 204.771.05 ~4,417,266.50
EURQ CURRENCY ' i ,
>> FINLAND - . » o - :
6.655,776.69 3.479,871.01 0.16 -3.831,284.98 655,379.30 ~3,175.905.68
EURQ CURRENCY
>> FRANCE . L
29,352,911.45 23,355,583.21 1.08 ~6,227.239.86 229,911.62 -5,997,328.24
EURO CURRENCY iy e
>> GREECE v L -
332.368.78 243.773.29 0.01 ~121,975.68 33,380.19 -88,595.49
EURO CURRENCY
>> IRELAND
660,807.06 651,321.39 0.03 ~79.415.64 69.929.97 ~9,485.67
EURD CURRENCY
>> ITALY
8.130.090.24 9.455,546.27 0.44 1.345.533.99 ~20,077.96 1.325,456.03
EURD CURRENCY
">> LUXEMBOURE
230.297.57 102,283.74 0.00 ~154,998. 41 26.984.58 -128.013.63
EURD CURRENCY
>> NETHERLANDS
42,537.244.58 24.993,976.95 1.15 ~18,295, 485,21 742.217.58 ~17.553,267.63
EURO CURRENCY
>> PORTUBAL
779.637.28 530,944.54 0.02 ~324,771.04 76.078.30 -248,692.74
TOTALS FOR EURO CURRENCY :
123.896.667.89 85,582,206.26 3.95 -21,045,523.89 2.731,062.26 ~38,314,461.63
POUND STERLING
84.859,688.89 72.919.346.74 3.36 ~16.154.193.16 4.213.851.01 ~11,940,342.15
HONG XONG& DOLLAR
11.340.145.60 8.215,221.02 0.38 -3.111,216.53 -3.124,924.58
JAPANESE YEN
60.072.171.05 43,713.784.70 2.02 ~12,992.776.76 -16,358,386.35
NORWEGIAN KRONE
546,880.84 543,460.08 0.03 -129,946.44




§T1C DC RETIRENENT, BOARD —COMPOSITE PAGE: 4
18 o COM Pidibe AS-OF DATE: 305EPD2
ACCOUNT POSITION APPRAISAL
ASSET SUMMARY
CURRERCY " - TOTAL COST - MARKET VALUE X FUND UNREAL SEC 6N/LS  UNREAL CURR GN/LS TOTAL UNREAL GN/LS
US DOLLAR 1,540,999.17 1,018.923.64 0.05 -519,108.51 -2,967.02 —522,975.53
941,376.577.71 807.003.527.87  37.21 ~134.373.049.84 0.00 ~134,373,049.84
TOTALS FOR EQUITIES
1,272.459,519.03 1.066,143,806.65 49.16 -210.317,465.54 4,001,753.16 ~206,315,712.38

8TiC DC RETIREMENT BOARD_~COMPOSITE PAGE: . 5
vin® =t - AS—OF DATE: 30SEPO2
ACCOUNT: POSTTION. APPRAISAL
ASSET SUMMARY

CURRENCY TOTAL €OST~ ~  MARKET VALUE ‘X FUND  UNREAL SEC GN/LS  UNREAL CURR GN/LS TOTAL UNREAL GN/LS

FIXED INCOME

EURO_CURRENCY

>3 GERMANY
S 13,188.796.51 13,496.760.03 0,62 100, 366.39 207,597.13 307.963.52
EURQ CURRENCY T .
[ >>" INTERNATIONAL
20,570.23 "21,687.12  0.00 -653.29 1.770.18 1,116.89
TOTALS FOR EURO CURRENCY
) 13,209.366.74 13,518,447.15  0.62 99,713.10 209,367.31 309,080, 41
HONG XONG DOLLAR : - :

0.00 0.00  0.00 0.00 0.00 0.00

SAPANESE YEN
0.00 0.00  0.00 0.00 0.00 0.00

US DOLLAR
857.554,940.66 881,966,298.01  40.67 24,411,357.35 0.00 24,411,357.35
TOTALS FOR FIXED INCOME

870,764.307.40 895.484,745.16  41.29 24,511,070. 45 209,367.31 24,720,437.76

I
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T6T1C. - T s L. )
Usp - . AS—OF DATE: 30SEPO2

CURRENCY ., .- TOTAL UNREAL &N/LS

FIXED INCOME SHORT SELLS
POUND STERLING

~758.500.58 -810,083.51 - -51,582.93

PR .~48,689.80. - - i
HONS KONG ‘DOLLAR S
0.00 -2,583.770.22 -2,583,770.22 -2,583,770.22
JAPANESE YEN L. T8
0.00 -91,001.44 <91,001.44 ~91,001.44
US DOLLAR " % N el coTen e
v , -831.966.00 '-5.122,908.20 ~4.290,942.20" ~4.290,942,20
TOTALS FOR FIXED INCOME SHORT SELLS
-1,590, 466.58 -8.607,763.37  -0.40 ~7.014,403.66 -2.893.13 -7.017,296.79
STATE STREET.
T T B RETIRENENT BOARD’ ZCOMPOSITE - T PRGEL.. T
A : . DC RETIRENE N B by AS-OF DATE: 30SEPO2
ACCOUNT. ROSTT :
ASSET. SV

CURRENCY - . .+ TOTAL COST MARKET: VALUE . % FUND -; UNREAL SEC GN/LS - UNREAL CURR GN/LS TOTAL UNREAL 6N/LS

OPTIONS WRITTEN — CALLS
US DOLLAR

-1,075,525.00 ~2.489,309.20 -0.11 ~1.413,784.20 0.00 ~1,413,784.20

TOTALS FOR OPTIONS WRITTEN — CALLS _ L
-1.075.525.00 -2.489,309.20 -0.11 ~1,413,784.20 0.00 '~1,413,784.20

STATE STREETL




ggag"" » DC RETIREMENT_BOARD —COMPOSITE ¢ PAGE: 8
- —= COMP [E.— .. . AS-OF DATE:
ACCOUNT POSITION-APPRAISAL -~ TE: 305EPOZ
ASSET SUMMARY ~

CURRENCY S oo - TOTAL €OST _* MARKET VALUE ‘"% FUND_ ~ ~ UNREAL SEC GN/LS = UNREAL CURR 6N/LS TOTAL UNREAL 6N/LS

OPTIONS WRITTEN — PUTS
US DOLLAR

-816,350.00 -578,557.80 -0.03 237,792.20 0.00 237.792.20

TOTALS FOR OPTIONS WRITTEN — PUTS .
—-816,350.00 -578,557.80 . -0.03 | 237,792.20 .. o 0.00 237.792.20

- . n L ————

STATE STREET.

T G —— == ~——""""""3C RETIREHENT BOARD —COMPOSTTE FASE: 1
usd ' ~ COMPOSITE ~— AS-OF DATE: 30SEPOZ
ACCOUNT POSITION APPRAISAL
FUND  SUMMARY
UNITS - TOTAL -€OST HARKET VALUE % FUND  UNREAL SEC GN/LS - UNREAL CURR GN/LS TOTAL UNREAL 6N/LS
ORIGINAL FACE ; ' -
NOTIONAL PAR
CASH_
13,157,703.44 993,140.16 1,000,785.78  0.05 0.00 7.645.62 7.645.62
CASH EQUIVALENTS
217.732.801.90 217.666.993.52 217.687,339.40  10.04 20,345.88 0.00 20.345.88
EQUITIES
157.769,506.981  1.272.459.519.03  1,066,143,806.65  49.16 -210,317.465.54 4.001,753.16  ~206.315,712.38
FIXED INCOME
3.035,287,549.22 870,764,307, 40 895,484.745.16  41.29 24,511,070, 45 209.367.31 24,720,437.76
509,071.838.00
FIXED INCOME SHORT SELLS
-2,141.910.000.00 ~1,590,466.58 -8,607.763.37  -0.40 -7.014,403.66 -2.893.13 -7.017.296.79
OPTIONS WRITTEN — CALLS
~32,600,000.000 ~1,075,525.00 ~2,489,309.20  ~0.11 ~1,413,784.20 0.00 -1.413,784.20
-32.600,000.00
OPTIONS WRITTEN — PUTS
~32,600,000.000 ~816.350.00 ~578,557.80  ~0.03 237.792.20 0.00 237.792.20 -
235,600,000 00 N
— FUND TOTAL —
1,216,837,651.54 2.358.401,618.53 2.168,641,046.62 100.00 -193,976.444.87 -189,760.571.91

609.071,838.00
-65,200,000.00

STATE STREET.




usp

S

FUND S

3 l‘t‘snnxznégf’“’ggkw “CONPOSITE
ACCOUHT"POSITION APPRAISKL.
) D SUMMARY

TR
AS-OF DATE: 30SEPOZ

- UNITS
ORISINAL FACE

NOTIONAL PAR

TOTAL COST

MARKET VALUE X FUND

UNREAL SEC 6N/LS

UNREAL CURR GN/LS TOTAL UNREAL GN/LS

STATE STREET.




STATE STREET.
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